


































Los Angeles County Treasurer

PSI Composition

As of March 31, 2020

Attachment VI

PSI PORTFOLIO PARTICIPATION COMPOSITION

Non-        
Entity Discretionary Discretionary

Consolidated School Districts 50.02%

Los Angeles County and Related Entities 40.47%

Consolidated Sanitation Districts 3.47%

Metropolitan Transportation Authority 0.89%

Miscellaneous Agencies Pooled Investments 2.05%

South Coast Air Quality Management District 2.68%

Miscellaneous              0.01%

Subtotal 90.49% 9.10%

County Bond Proceeds and Repayment Funds 0.41%

Grand Total 90.49% 9.51%
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Los Angeles County Treasurer

Treasurer Portfolio Compared to Market Value

For the Period: March 1, 2020 to March 31, 2020

Fund : Pooled Surplus Investments

Attachment X

Sec ID Description Face 

Rate

Maturity 

Date

 Par  Amortized Cost  Market Value 

NTRD-PSI NON-TRADING111988 FHLMC 2.13 (CALLABL 2.1300 11/14/24           50,000,000.00           50,000,000.00           50,090,500.00 
112038 FHLMC 2.05 (CALLABL 2.0500 11/08/24           50,000,000.00           50,000,000.00           50,074,000.00 
112039 FHLMC 2.05 (CALLABL 2.0500 11/08/24           50,000,000.00           50,000,000.00           50,074,000.00 
112040 FHLMC 2.05 (CALLABL 2.0500 11/08/24           50,000,000.00           49,976,984.12           50,074,000.00 
112053 FHLMC 2.00 (CALLABL 2.0000 11/19/24           50,000,000.00           50,000,000.00           50,428,000.00 
112072 FHLMC 2.06 (CALLABL 2.0600 11/26/24           50,000,000.00           50,000,000.00           50,110,000.00 
112073 FHLMC 2.06 (CALLABL 2.0600 11/26/24           25,000,000.00           25,000,000.00           25,055,000.00 
112074 FHLMC 2.00 (CALLABL 2.0000 11/25/24           50,000,000.00           50,000,000.00           50,438,500.00 
112075 FHLMC 2.01 (CALLABL 2.0100 11/25/24           50,000,000.00           50,000,000.00           50,443,500.00 
112200 FHLMC 2.01 (CALLABL 2.0100 11/26/24           50,000,000.00           50,000,000.00           50,105,000.00 
112224 FHLMC 2.00 (CALLABL 2.0000 12/04/24           50,000,000.00           50,000,000.00           50,120,000.00 
112239 FHLMC 2.02 (CALLABL 2.0200 12/04/24           50,000,000.00           50,000,000.00           50,122,000.00 
112241 FHLMC 2.01 (CALLABL 2.0100 12/04/24           50,000,000.00           50,000,000.00           50,121,000.00 
112242 FHLMC 2.01 (CALLABL 2.0100 12/04/24           50,000,000.00           50,000,000.00           50,121,000.00 
112250 FHLMC 2.03 (CALLABL 2.0300 12/04/24           50,000,000.00           50,000,000.00           50,122,000.00 
112265 FHLMC 2.04 (CALLABL 2.0400 12/16/24           50,000,000.00           50,000,000.00           50,146,000.00 
112365 FHLMC 2.08 (CALLABL 2.0800 12/30/26           50,000,000.00           50,000,000.00           50,473,500.00 
112381 FHLMC 2.00 (CALLABL 2.0000 06/19/24           50,000,000.00           50,000,000.00           50,148,000.00 
112398 FHLMC 2.05 (CALLABL 2.0500 12/12/24           50,000,000.00           50,000,000.00           50,131,500.00 
112401 FHLMC 2.05 (CALLABL 2.0500 12/26/24           50,000,000.00           50,000,000.00           50,157,500.00 
112420 FHLMC 2.00 (CALLABL 2.0000 12/23/25           50,000,000.00           50,000,000.00           50,475,500.00 
112421 FHLMC 2.00 (CALLABL 2.0000 12/23/25           50,000,000.00           50,000,000.00           50,475,500.00 
112422 FHLMC 2.01 (CALLABL 2.0100 12/23/26           50,000,000.00           50,000,000.00           51,085,000.00 
112423 FHLMC 2.01 (CALLABL 2.0100 12/23/26           50,000,000.00           50,000,000.00           51,085,000.00 
112439 FHLMC 2.01 (CALLABL 2.0100 12/23/26           50,000,000.00           50,000,000.00           51,083,000.00 
112453 FHLMC 2.00 (CALLABL 2.0000 06/24/24           50,000,000.00           50,000,000.00           50,150,000.00 
112500 FHLMC 2.15 (CALLABL 2.1500 12/23/26           50,000,000.00           50,000,000.00           50,488,000.00 
112501 FHLMC 2.16 (CALLABL 2.1600 12/23/26           50,000,000.00           50,000,000.00           50,482,500.00 
112511 FHLMC 2.08 (CALLABL 2.0800 12/24/24           50,000,000.00           50,000,000.00           50,158,500.00 
112512 FHLMC 2.08 (CALLABL 2.0800 12/24/24           50,000,000.00           50,000,000.00           50,158,500.00 
112522 FHLMC 2.01 (CALLABL 2.0100 12/24/24           50,000,000.00           50,000,000.00           50,495,000.00 
112525 FHLMC 2.025 (CALLAB 2.0250 06/26/24           50,000,000.00           50,000,000.00           50,161,500.00 
112526 FHLMC 2.07 (CALLABL 2.0700 12/24/24           50,000,000.00           50,000,000.00           50,158,000.00 
112545 FHLMC 2.00 (CALLABL 2.0000 09/30/24           50,000,000.00           50,000,000.00           50,325,500.00 
112648 FHLMC 2.00 (CALLABL 2.0000 01/21/25           50,000,000.00           50,000,000.00           50,509,000.00 
112649 FHLMC 2.00 (CALLABL 2.0000 01/21/25           50,000,000.00           50,000,000.00           50,509,000.00 
112650 FHLMC 2.00 (CALLABL 2.0000 01/21/25           50,000,000.00           50,000,000.00           50,509,000.00 
112703 FHLMC 2.00 (CALLABL 2.0000 01/21/25           50,000,000.00           50,000,000.00           50,181,500.00 
112704 FHLMC 2.00 (CALLABL 2.0000 01/21/25           50,000,000.00           50,000,000.00           50,181,500.00 
112705 FHLMC 2.00 (CALLABL 2.0000 01/21/25           50,000,000.00           50,000,000.00           50,181,500.00 
112706 FHLMC 2.03 (CALLABL 2.0300 07/21/25           50,000,000.00           50,000,000.00           50,193,000.00 
112901 FHLMC 1.50 1.5000 02/12/25           25,000,000.00           24,981,245.76           26,087,250.00 
112981 FHLMC 1.55 (CALLABL 1.5500 08/26/21           50,000,000.00           50,000,000.00           50,041,500.00 
112990 FHLMC 1.625 (CALLAB 1.6250 02/28/24           25,000,000.00           25,000,000.00           25,059,000.00 
113109 FHLMC 0.95 (CALLABL 0.9500 03/12/25           50,000,000.00           50,000,000.00           50,078,000.00 
113116 FHLMC 1.02 (CALLABL 1.0200 03/11/25           50,000,000.00           50,000,000.00           50,036,500.00 
113117 FHLMC 1.00 (CALLABL 1.0000 03/17/26           50,000,000.00           50,000,000.00           50,079,000.00 
113155 FHLMC 1.07 (CALLABL 1.0700 03/17/25           25,000,000.00           25,000,000.00           25,019,500.00 
113157 FHLMC 1.00 (CALLABL 1.0000 03/18/25           50,000,000.00           50,000,000.00           50,177,500.00 
113289 FHLMC 1.15 (CALLABL 1.1500 03/30/22           50,000,000.00           50,000,000.00           50,004,000.00 












































































































